Introduction
It is no secret that one of the Algerian agriculture and food situation especially know many obstacles and faced significant challenges, some dating back to the volatile climate and geography unique to our country, some linked to the human element, and others are on the whole economic juncture. And Algeria, like many of the developing Arab countries suffer from "many dependencies" any of the is equal relations with cumulative tendency to exacerbations : External financial or dependency accounted for decades consequence to the evolution (before their decline appreciably in recent years).
Imports of Algeria, of independence in regard to food and especially grains of any kind really adds to the treasury of the merits of the state .For this, in collaboration with experts in the field , we are lean to examine and study in a scientific way the causal relationship as existing between Granger land cultivated cereal and cereals yield in Algeria .in order to give a more rigorous study support our specialist colleagues of matter. For this purpose , in this study ,we want to analyses this relationship by introducing a causality of Granger , two times series denoted L and Y and see exactly the strict sense, of this relationship, while, appealing to notions of statistics for this we will give some essential formulas statistics. The remaining part of this paper is organized in the following way, section 2 presents the methodology, section 3 contains empirical results and discussions, and finally conclusions are drawn in section 4.
Methodology

Granger Causality Tests
Several studies have been devoted to the study of causality between variables (Granger 1969; Sims 1972 If the two causalities are verified, we can conclude the return causality "feedback causality" between the two variables.
Causality Test and Cointegration Variables
All The relationship causality between different time series is based on the following.
Unit Root Tests
A stochastic process is stationary if its first and second moments are constant. Analytically, is stationary if ( ) ( ) ( )
Dickey and Fuller (DF) proposed a basic model of a unit root test
The hypothesis tests are
To get a broader view, Dickey and Fuller took an autoregressive process of higher order known as the augmented Dickey-Fuller (ADF) test. This test is represented as follows:
Cointegration
The main objective of this paper is to assess not only the pairwise nature of causality among the variables but also the short-run and long-run dynamic impacts, which we tested for cointegration using two well-known approaches: the one developed by Engle and Granger (1987) and the other one by Johansen (1988).
Engel-Granger Method
The Engle-Granger test is a procedure that involves an OLS estimation of a prespecified cointegrating regression between the variables. This was followed by a unit root test performed on the regression residuals previously identified. We applied the Engle Granger to find the number of cointegration equations between the two variables.
An Error Correction Model
For interpret the vector euor correction model found in the different regression equations. Indeed an error correction model (ECM) can detect the dynamics of short-term and long-term variable around its stationary equilibrium value. Thus, for an adjustment, error correction requires that the sign of the coefficient of residual is negative and statistically significant.
The model error corrections read 
Causality Test
The causality test based on the model vector correction has the advantage of providing a causal relationship even if no estimated coefficient of lagged variables used is significant.
Thus, an error correction model after processing can be rewritten as ∑ ∑
∑ ∑
From both equation does not cause the sense of Granger if
Empirical Results and Interpretation
Statistical Data Properties
The variables that we used in our application are the land cultivated cereal . and the cereal yield. Figure 1 shows the evolution of real L and Y in Algeria from 1962 to 2012. The real L is characterized by an upward trend while the Y is presented as an additive model. 
Test of Stationnarity of Y and L
prob 0:0000 less than 0.05, then we can conclude that Y was stationnary.. prob 0:0000 less than 0.05, then we can conclude that L were stationnary. Tables 1 and 2 present the test results for stationnarity of L and Y. The results showed that the two variables were stationnary. Table 5 shows that the Prob statistic of the first test D 0,2706 and Prob statistic of the second testD 0:0007 less than 0:05 suggest the presence of one senses of causality among the two variables. 
Cointegration Tests
An Error Correction Model Estimate
Causality Tests
Conclusion
This paper employs an empirical analysis to examine the impacts of fluctuations on the level of real agriculture activity in Algeria. The first step in the empirical analysis involves testing the time series characteristics of the data series using ADF test and running the pairwise Granger causality test. This was followed by applying the Johansen cointegration test and the estimation of the long-run cointegrating vectors and the number of cointegration equations equals one.The analysis was capped with the estimation of short-run error correction model (ECM).
Granger pairwise causality test showed that the null hypothesis that L do not Granger cause Y could be safely rejected at the 1 percent level. In other words, null hypothesis that Y does not Granger cause L could be safely rejected at the 1 percent level and finally we find that the one variable was causes or there.
In the outlook ,our collaborative research laboratory with our fellow economsts at the university of Bechar in Algeria leads a comprehensive study on the nature of time series considered in all economic fields especially regarding linearity and non linearity of the processes macroeconomic of then assuming this last are linear which is not always the case.
